
 
   

   
   
   
   

  
   

   

   
   

   
  

   
   

  
   

  
 

  

State of California 
Pooled Money Investment Account 

Market Valuation 
7/31/2010 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 25,681,902,448.28$ 25,747,997,000.00$ NA
 Notes 6,650,919,588.78$ 6,712,187,500.00$ 15,236,180.50$ 

Federal Agency:
 SBA 548,908,114.33$ 544,368,608.23$ 595,934.84$ 
MBS-REMICs 636,078,744.18$ 675,792,885.38$ 3,006,169.45$ 
Debentures 349,964,845.47$ 351,532,500.00$ 1,188,339.50$ 
Debentures FR 200,000,000.00$ 200,224,000.00$ 125,776.78$ 
Discount Notes 6,742,339,481.90$ 6,755,931,400.00$ NA
 GNMA 69,092.59$ 70,821.50$ 683.55$ 

IBRD Deb FR 300,000,000.00$ 301,239,000.00$ 36,140.50$ 

CDs and YCDs FR 200,000,000.00$ 200,000,000.00$ 11,944.44$ 
Bank Notes 200,000,000.00$ 200,041,288.00$ 163,888.89$ 
CDs and YCDs 6,480,021,811.31$ 6,480,777,856.05$ 2,359,488.90$ 
Commercial Paper 4,817,463,747.71$ 4,819,773,171.11$ NA 

Corporate:
 Bonds FR 125,053,616.76$ 125,034,750.00$ 103,807.89$ 
Bonds -$ -$ -$ 

Repurchase Agreements -$ -$ NA 
Reverse Repurchase -$ -$ -$ 

Time Deposits 4,198,150,000.00$ 4,198,150,000.00$ NA 
AB 55 & GF Loans 11,356,685,556.44$ 11,356,685,556.44$ NA 

TOTAL 68,487,557,047.75$ 68,669,806,336.71$ 22,828,355.24$ 

Fair Value Including Accrued Interest $ 68,692,634,691.95 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 


